Tabte A 



CCY1 


CCY2 


Line of 
Business 


Instrument 


Period 


Band 

position 
Currency) 


Seii Margin 


Buy Margin (pips) 


GBP 


USD 


FX 


SP 


SP 


10000000 


10 


12 


GBP 


USD 


FX 


SP 


SP 


20000000 


9 


13 


GBP 


USD 


FX 


SP 


SP 


50000000 


8 


14 


GBP 


USD 


FX 


SP 


SP 


100000000 


7 


15 


GBP 


USD 


FX 


FWD 


2M 


10000000 


5 


6 


GBP 


USD 


FX 


FWD 


2M 


20000000 


6 


7 


GBP 


USD 


FX 


FWD 


2M 


50000000 


7 


8 


GBP 


USD 


FX 


FWD 


2M 


100000000 


8 


9 


JPY 


USD 


FX 


SP 


1M 


10000000 


10 


5 


JPY 


USD 


FX 


SP 


1M 


20000000 


15 


10 


CHF 


USD 


FX 


SP 


SP 


2000000 


20 


20 



Table B 



CCY1 


CCY2 


Line of Business 


Sell Margin 
(% rate) 


Buy Margin 
(% rate) 


GBP 


USD 


FX 


10 


10 


JPY 


USD 


FX 


10 


10 



Table C 



CCY1 


Line of Business 


Sell Pips 


Buy Margin 






Margin (% rate) 


(% rate) 


GBP 


MM 


4 


5 


JPY 


MM 


2 


2 



Z0S 



Fia 3 



Tables 



Margin adjustments/overrides 



Level 1 (system tier) 



Level 2 



Level 3 



CCY By Band Margin 



CCY Margin 



AdjustA3verride 
Tier 1 



Branch Group By Client 



Adjust ^Override 
Tier 2 
j> 



Client Group By CCY 
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Fig 4 



Move to next table 



Match deal factors 
in current table ? 



n 



More tables ? 



More Tiers ? 



O 

Fig 5 
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| Serachtng tier 1 ? — J 


V 
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.y 




Dealer intervention 





Return margin 
from tier 



Move to next table 



Match found for 
currency pair in 
current table ? 



in tier one ? 



Match found for 
Margin Priority Currency 
or Foreign Domestic 
Compoment? . 



More tables ? 



Seraching tier 1? 



Dealer Intervention 



More Tiers ? 



Return margin 
trom tier 



Fig 6 



Tier 1 



Table A 



CCY1 


CCY2 


LOB 


Instrument 


GBP 


USD 


FX 


SP 


GBP 


USD 


FX 


FW 


JPY 


USD 


FX 


SP 


— JPY 


USD 


FX 


FW 


CHF 


USD 

... 


FX 


SP 



Period 



SP 



2M 



1M 



2M 



SP 



Band 

(system I Sell Margin 
position I (pips) 
currency) 



10000000 



20000000 



10000000 



10 



20000000 



2000000 



10 



15 



20 



Buy Margin 
(pips) 



10 



20 



Tabje B 



CCY1 



GBP 



JPY 



CCY2 



USD 



LOB 



FX 



USD 



FX 



Sell Margin (pips) 



Buy Margin 
(pips) 



Tier 2 



TableC 



CCY1 



JPY 



CCY2 



GBP 



GBP 



USD 



LOB 



Band 



USD 



USD 



FX 



FX 



FX 



20000000 



Sell Margin 
(profit 
amount) 



10000 



1000000 



200 



100 



Buy Margin 
(profit 
amount) 



200 



100 



Table D 



j CCY1 | 


CCY2 


LOB 


Sell Margin 
(profit 
amount) 


GBP 


USD 


FX 


j 400 


JPY 


USD 


FX 


j 400 



Buy Margin 
(profit 
amount) 



400 



400 



Tier 3 



Table E 



CCY1 


CCY2 


LOB 


Client 
Code 


Sell Margin 
% Margin 


GBP 


USD 


FX ' 


AIB 


50 


JPY 
GBP 


USD 
CHF 


FX 
FX 


BOI 
BOI 


50 
100 



Buy Margin 
% Margin 



50 



50 
100 



Fig 7 



Tier 1 

Table A 



Client Code 


Sell Margin 
(pips) 


Buy Margin 
(pips) 


AIB 


50 


50 


BOI 


50 


50 


BARC 


100 


70 


HSBC 


75 1 75 



Fig 8 



Table A 



CCVi 

WW 1 1 


CCY2 


LOB 




Period 


Band 


Sell Maroin 

(pips) 


(pips) 


GBP 


USD 


FX 


SP 


SP 


10000000 


10 


6 


GBP 


USD 


FX 


FW 


2M 


20000000 


5 


5 


JPY 


USD 


FX 


SP 


1M 


10000000 


10 


5 


JPY 


USD 


FX 


FW 


2M 


20000000 


15 


10 


CHF 


USD 


FX 


SP 


SP 


2000000 


20 


20 


CAD 


USD 


FX 


SP 


SP 


1000000 


10 


10 


CAD 


USD 


FX 


FW 


1M 


1000000 


10 


10 



Table B 



CCY1 


CCY2 


LOB 


Band 


Sell Margin 
(pips) 


Buy Margin 
(pips) 


GBP 


USD 


FX 


10000000 


10 


6 


GBP 


USD 


FX 


20000000 


5 


5 


JPY 


USD 


FX 


10000000 


10 


5 


JPY 


USD 


FX 


20000000 


15 


10 


CHF 


USD 


FX 


2000000 


20 


20 



Margin Priority Table 



CCY 


Priority 


GBP 


400 


CAD 


500 


USD 


998 



Fiq 9 



